The problem considered in this paper is the identification of states and parameters in noisy nonlinear dynamic systems. It is a well-known fact that the identification problem for nonlinear systems results in the problem of solving the nonlinear two-point boundary value problem (T. P. B. V. P). The methods of quasilinearization and invariant imbedding are often used as computational algorithms for solving this type of nonlinear T. P. B. V. P.
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From the point of view of the computational aspect, the quasilinearization method is a nonsequential or off-line algorithm, namely, a batch one. On the other hand, the invariant imbedding is a sequential or on-line algorithm.
A computational algorithm by the combined use of quasilinearization and invariant imbedding was already given as the optimization technique in order to solve nonlinear T. P. B. V. P in the optimal control problem and the system identification problem. The algorithm is a predictor-corrector formula in which the invariant imbedding predicts the missing initial condition and the quasilinearization procedure corrects this predicted value.
In this paper, a new computational algorithm which differs from the predictor-corrector algorithm is proposed as the optimization technique. The algorithm presented involves a batch-sequential computational process in which the states and parameters are estimated by invariant imbedding at a sub-time interval in a forward sweep after processing the data by the quasilinearization method at the interval. 2-6, 378/385 (1968) 
